STlc ) DC RETIREHEHT BOARD —COMPOSITE PAGE: 71
usph - . — COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL . UNIT COST o TOTAL COST UNIT PRICE MARKET YALUE X CURR - UNREAL GN/LS
ORISINAL FACE BASE *  UNIT COST . TOTAL COST UNIT PRICE ©- MARKET YALUE ~~ X FUND " UNREAL GN/LS
474,449.000 12,054.103.35 10,060,296.86 8.23 -1,993,806.49
CONSUMER DISCRETIONARY HOUSEHOLD DURABLES
026375105 AMERICAN GREETINES CORP CL A
6710 3,700.000 13.740200 50,838.74 16.100000 59,570.00 3.83 8,731.26
091797100 BLACK + DECKER CORPORATION COM
8710 4,500.000 41.027789 184,625.05 41.930000 188,685.00 g.g% 4,059,95
6749 5,200,000 37.004200 192.421.84 41.930000 218,036.00 g:gi 25.614.16
6771 84,500.000 37.306029 3.152,359.45 41.930000 3.543,085.00 g:%g 350.725.55
94,200,000 37559.406.34 30307806000 o3 420,399 66
152312104 CENTEX CORP COM
6T10 3,500.000 44.821500 156,875.25 44.350000 155,225.00 g.g{ -1.650.25
349631101 FORTUNE BRANDS INC cOM
6T10 8.473.000 237720 273.150.20 47.290000 400,688.17 g g% 127.537.97
6771 43,200.000 27.790976 1,200.570.16 47.290000 2.042,928.00 g:é; 842,357.84
51.673 000 1473772036 2 aa3l6i6°17  o0'i3 969, 89581
48666K109 KB HOME COM
6710 2.800.000 34.072968 95.404.31 48.840000 136,752.00 g.g} 41,347.69
500472303 KONNKLIJKE PHILIPS ELECTRS N V
6774 3,200.000 28.166766 90,133.65 14.530000 46,496.0 gg ) —43,637.65
STATE STREET.
{
6T1C DC RETIREHENT BOARD -COMPOSITE ' PAGE: 72
ush COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION . RATE MATURITY DATE MXT PRICE
NITS LOCAL UNIT COST TOTAL COST UNIT PRICE . MARKET VALUE % CURR UNREAL GN/LS
ORISIHAL FACE BASE UNIT COST TOTAL COST UNIT PRICE ) MARKET VALUEV X FUND UNREAL GN/LS
524660107 LEGGETT + PLATT INC (%1}, ]
6710 ©11,000.000 23.644559 : 260,090.15 19.790000 217.690.00 8.8} ~42,.400.15
8771 113,700.000 21.595168 2,455,370.64 19.790000 ) 2.250,123.00 g:%% f205.247.64
37367 813.00 013 Y VI )
578592107 MAYTAG CORP CoM
6T10 4,400.000 32.244716 141,876.75 23.180000 101,992.00 g.g% -39,884.75
608190104 MOHANK INDS INC CON
8776 29,200.000 48.032945 1,402,562.00 49.650000 1.449,780.00 g.gg 47.218.00
651229106 NENELL RUBBERHAID lNc con
6T10 14,978.000 97946 438,824.64 30.870000 462.370.86 8.8% 23,546.22
745867101 PULTE HOMES INC coM
6T10 3,500.000 38.905394 136,168.88 42.630000 149,205.00 8'8} 13,036.12
833034101 SNAP ON INC CoM
6710 3,300.000 29.685515 97,962.20 22.980000 75.834.00 g.gg -22,128.20
854616109 STANLEY WORKS COM
6710 4,800.000 40.346023 193,660.91 32.670000 156.816.00 8.8% -36,844.91
899896104 TUPPERWARE CORP coM
6T10 3,200.000 22.823687 73.035.80 16.620000 53.184.00 3.88 -19,851.80
963320106 WHIRLPOOL CORP coM
6710 3.876.000 57.890111 224,382.07 45 .860000 177.753.36 O.g} ~46.628.71




6T1C

usb

DG~ RET!REHENE gglkg ~COMPOSITE
-ACCOUNT POSITION APPRAISAL

s PAGEY T3
AS-OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTICN RATE MATURITY DATE MKT PRICE
URITS LOCAL .~ UNIT cosY TOTAL COST UNIT PRICE ; MARKET ‘'VALUE X CURR UNREAL 6N/LS
- ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE -:-MARKET VALUE - X FUND ~ UNREAL GN/LS
351.027.000 10,.820.312.69 11,886.213.39. g.gg 1,065.900.70
CONSUMER DISCRETIONARY INTERNET & CATALOS RETAIL
“7- 278642103 . EBAY INC con
6710 15.900.000 58.878367 936,166.04 52.810000 839,679.00 8'8: —96,487.04
92047K107 VALUEV!S!ON HEDIA Iuc COM CL A
8776 60.200.000 16.262430 978,998.26 11.760000 - 707,952.00 g.gg -271,046.26
76.100.000 1,915,164.30 1,547,631.00 g.gg -367.533.30
CONSUMER DISCRETIONARY LEISURE EQUIPHENT 8 PRODUCTS
117043109 BRUNSWICK CORP coM
6710 5.000.000 23.571886 117,859.43 21.040000 105,200.00 8.8% —-12,659.43
277461109 EASTHAN KODAK €O con
6710 16.382.0i 55.840930 914.786.11 27.240000 446,245.68 g.g% ~468,540.43
6749 87.100.000 44.870692 3.908,237.29 27.240000 2,372,604.00 g:}% -1.535,633.29
103, 4820600 41623023040 ] Z2l004:17372
418056107 HASBRO INC CoM
6710 9.700.000 16.554685 160.580.44 11.130000 107.961.00 8.8% —52,618.44
6771 180,200.000 15.913776 2,867,662.51 11.130000 2.005.626.00 8:6; ~862.036.51
189500000 5.028.242.95 ii Zo1k 655165
STATE STREET.
&T1C oc RETIREHEHT BOARD —COHPOS!TE ; PAGE: 74
UsD AS—OF DATE: 30SEPOZ
ACCOUNT | POSITION APPRAISAL i
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
: UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE <. MARKET VALUE X CURR UNREAL EN/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE .- :MARKET VALUE . X FUND . UNREAL EN/LS
. 577081102 MATTEL INC Con : o
&T10 24,540.000 - 16.752394 411,103.76 18.010000 441,965.40 8:8% 30,861.64
322,922.000 8,380,229.54 5.479,602.08 g.%g -2,900.627.46
CONSUMER DISCRETIONARY MEDIA
00184A105 AoL TIME HARNER INC con
6T10 251,022.0 4.699190 8,710.260.15 11.700000 2,936,957.40 8.%3 -5.773,302.75
161174107 CHARTER COHHUNICATIOHS INC DEL CL A
6776 101.100. 4.110436 1,426,565.13 1.860000 188,046.00 3.8{ -1,238,519.13
184502102 CLEAR CHANNEL COMMUNICATIONS COM
&T10 34,500.000 55.702867 1.921.748.91 34.750000 1.198,875.00 g.gg -722.873.91
200300200 COMCAST CORP CL A SPL
§T10 53,220.000 26.806826 1,426,659.28 20.860000 1.110.169.20 g.gg ~316.490.08
224051102 COX RADIO INC CL A
6776 46,.700.000 23.735764 1.108,460.16 26.160000 1,221,672.00 8.82 113,211.84
254687106 DISREY WALT CoO DISNEY COM
6710 114.804.000 20.669891 2,372,986.21 15.140000 1.738,132.56 g.gg -634.853.65
260561105 DOH JONES + CO INC CoM
6710 4.783.0 2.110939 201,416.62 38.410000 183.715.03 g.g} -17.701.59
293639100 ENTERCOM COMMUNICATIONS CORP coM
6776 26.900.000 44.726130 1.203.132.90 47.370000 1,274,253.04 o7 71.120.10

Sy




TC RETIREMENT. B

6T1C . DARD.. ~COMPOSITE PAGE: 75
usp — COMPOSITE : — - . AS~OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST . UNIT PRICE . HA“KET YALUE % CURR UNREAL GN/LS
ORISINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET YALUE % FUND UNREAL GN/LS
. 364730101 GANNETT INC coM .
6710 15,040.000 46.533507 699,863.95 72.180000 1,085,587.20 g.gg 385,723.25
416196103 HARTE HANKS INC coM v ) o
6771 86,400.000 14.870747 1,284,832.53 18.610000 1,607,904.00 g.gg 323,071.47
460690100 INTERPUBLIC GROUP COS INC COM
6710 21.550.000 23.354125 503,281.40 15.850000 341,.567.50 g.g% -161.713,90
6T71 167,100.000 25.659504 4,287.703.09 15.850000 2.648,535.00 g:{g -1,639,168.09
188 650,500 41756984749 2:660.102.80 016 *11800;861.99
499040103 KNIGHT RIDDER INC COM .
6T10 4, .000 - 62.183809 292,263.90 56.410000 265,127.00 g.g% ~-27.136.90
523768109 LEE ENTERPRISES INC COM
6771 117,900.000 28.617536 3,374,007.52 32.860000 3.874,194.00 8’%2 500,186.48
579489105 MCCLATCHY Co CL A o
6771 47,600,000 37.969809 1,807.362.89 60.950000 2.901,220.00 g.}g 1.093,857.11
580645109 MCGRAW HILL COS INC [} S
6T10 10,986.000 35.31784% 388,001.89 61.220000 672,562.92 g.gg 284,561.03
589433101 MEREDITH CORP oM
aT10 2.800.000 39.693839 111,142.75 43.050000 120,540.00 8.8} 9,397.25
650111107 NEW YORK TIMES CO CL A
&T10 8,497.000 27.416302 232,956.32 45450000 386.188.65 0.0% 153,232.33
eTic. DC RETIREWENT BOARD —COMPOSITE. PAGE: 76 |
usp — 0 . AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL -
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE : MARKEY VALUE % CURR UNREAL GN/LS
ORIGINAL FACE BASE URIT COST TOTAL COST _UNIT PRICE MARKET VALVUE % FUND UNREAL G6N/LS
681919106 OMNICOM GROUP COM
6710 10.546.000 55.840213 588,890.89 55.680000 587,201.28 g.gg -1,689.61
6T71 19,300.000 49.887172 962,822.41 55.680000 1.074,624.00 g:gg 111,801.59
2. 846000 17551:713730 17661.825:28  0.09 110°111.98
755267101 READERS DIGEST ASSN INC COM CL A NON YT6
8776 38,600.000 23.451540 905,229.43 15.650000 604,090.00 g.gg -~301,139.43
807066105 SCHOLASTIC CORP
6776 19,600.000 45.181779 885,562.86 44.680000 875.728.00 g.gi -9.834.86
872941109 TMP WORLDWIDE INC COM e
6T10 6.200.000 51.630058 320.106.36 9.000000 55,800.00 g.gg ~264,306.36
6776 33,100.000 26.169840 866,221.70 9.000000 297,900.00 3:8% -568.321.70
39300 000 1/186.328.06 0.02 18327628 06
896047107 TRIBUNE CO NEW coM
6T10 17.004.000 28.390693 482.755.35 41.810000 710,937.24 0'83 228,181.89
6771 56.800.000 38.560975 2,190,263.40 41.810000 2.374,808.00 g:}i 184,544.60
73804000 27673 018,75 37085.745°24 016 412°726.49
914906102 UNIVISION COMMUNICATIONS INC CL A
6710 12.900.000 40.002822 516,036.40 22.800000 294,120.00 0.02 ~221,916.40

e,



ﬁg%c SRy T ‘ = e RETIREHEHT BOARD —COHPOSITE e

s or"bkrﬁpkggégi%;
ACCOUNT POSITION APPRAISAL )

ASSET 1D ASSEY DESCRIPTION R . RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST ) -~ TOTAL COSY . UNIT PRICE .- MARKET YALUE X CURR UNREAL GM/LS
TORIEINAL FACE . BASE UNIT. COST S TOTAL COST S UNIT PRICE ‘HARKET YALUE _VZ FUND :z,UUREAL GN/LS
. "~ 925524308 YIACOM INC CL B FORHERLY COM NON YTS.
6T10 99, 300.000 32.700512 3,247.160.8 40.550000 . 4,026,615.00 g.ig 779,.454.16
961815107 WESTHOOD ONE INC coM N o . o L
6776 34,100.000 30.663008 1,045,.608.56 35.750000 1 219, 075 00 8.82 173,466.44
1.463,052.000 43,363,303.80 ‘ 35,876, 144 98 %.gg -7.487,159.82
CONSUMER DISCRETIONARY MULTILINE RETAIL
089302103 BI6 LOTS INC coM . -
6710 6.500.000 13.306338 86,491.20 15.830000 © 102,895.00 g.gé 16.403.80
22160K105 COSTCO WHSL CORP NEW COM . ) .
6T10. . 25.566.000 23.572108 602.644.52 . 32.370000 827.571.42 g.g: 224,926.90
254067101 DILLARDS INC CL A . )
GT10 ) 4,700.000 18.907872 - 88.867.00 20.180000 : 94,846.00 8.88 5,979.00
256669102 DOLLAR GEN CORP N . .
6710 18,743.0 19.192175 359,718.94 13.420000 251,531,086 g.g} -108.187.88
256747106 DOLLAR TREE STORES INC : [w1],]
§T76 57.300.000 28.774740 1.648,792.58 22.040000 - 1.262,892.00 g.gz -385,900.58
307000109 FAMILY DLR STORES INC coM :
6710 9,700.000 29.213667 283,372.57 26.880000 260.736.00 g.g} ~22,636.57
31410H101 FEDERATED DEPT STORES INC DEL COM .
6710 11,346.000 33.1 375,.700.73 29.440000 334,026. 8% ~41,674.49
STATE STREET.

)

eTic ) : ' DC RETIREMENT BOARD —COMPOSITE -

. ‘PAGE: 78
) AS—-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL

ASSET ID . ASSET DESCRIPTION ~ RATE 'MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST . TOTAL COSY UNIT PRICE .. MARKET VALUE X CURR UNREAL GN/LS
"ORIGINAL FACE BASE URIT. COST .. TOTAL coOST . UNIT PRICE © . MARKET VALUE . X FUND "~ . - UNREAL GN/LS
500255104 KOHLS CORP CoM .
6710 . 18,916.000 38.131983 721.304.59 60.810000 1.150.281.96 g.gg 428,977.37
577778103 HAY DEPT. STORES co ©coM - L
68710 . 16.210.000 271835 523,126.45 22.770000 369.101.70 g.g%_ ~154,024.75
6T49 " 19.800.000 33.915172 671,520.40 22.770000 450,846.00 g:gg ~-220,674.40
36.010.000 1.154646.85 819.047.70  0.04 2574168915
640204202 NEIMAN MARCUS GROUP CL A
6771 62.000.000 34.176534 2.118,945.12 26.250000 1.627.500.00 g.gg -491.445.12
655664100 NORDSTROM INC CoM )
6710 7.600.000 20.827816 158.291.40 17.940000 136,344.00 g.g% ~-21,947.40
708160106 PENNEY J € INC coM
6T10 14,978.000 26.880038 402,609.21 15.920000 238,449.76 8.8{ —164,159.45
812387108 SEARS ROEBUCK + CO coM
6710 17.821.000 37.159833 662.225.38 39.000000 695.019.00 8.8; 32,793.62
6749 9.600.000 34.365518 329.908.97 39.000000 374.400.00 g:g% 44,491.03
27421000 §620134.35 1.069.415200 0.0 3:3hi045
87612E106 TARGET CORP COM
6710 51.006.000 18.727730 955,226.59 29.520000 1.505.697.12 g.gg ’ 550,470.53
931142103 HAL MART STORES_INC COM
6T10 250.218.90 27.833246 6.964.379.10 49.240000 12.320.734.3

; 5.356,355.22




611C [ RETIREHEHT BOARD —COHPOSITE j PAGE: 79
usd COMPOSITE ~— AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST " TOTAL €OST . UNIT. PRICE -~ _MARKET YALUE X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST - UNIT PRICE _ “MARKET VALUE X FUND UNREAL 6N/LS
602.004.000 16.953,124.75 22,002,871.58 %.%g 5.049,746.83
CONSUMER DISCRETIONARY SPECIALTY RETAIL
002896207 ABERCROMBIE AND FITCH CO COM CL A
6776 41,800.000 24.576869 1,027,313.11 .19.670000 822.206.00 g.g: -205,107.11
053332102 AUTOZONE INC COM
6T10 6.000.000 50.569625 303,417.75 78.860000 473,160.00 g.gg 169.742.25
075896100 BED BATH + azvoun INC COM
6T10 16,400,000 24.389619 399,989.75 32.570000 534,148.00 g.gg 134,158.25
086516101 BEST BUY CO INC COM STK USDO.10
6T10 18,100.000 42.811109 774.881.08 22.310000 403,811.00 3'8% : ~371.070.08
099709107 BORDERS GROUP. INC CoM
6776 48,900.00 19.164951 937,166.10 15.800000 772,620.00 g.g: -164,.546.10
172737108 c1ucuxr cITY sronss INC com
6710 11,716.00 757147 254,906.73 15.150000 177.497.40 g.g§ ~77.409.33
364760108 6AP INC COM
6T10 48,919.000 15.408617 753.774.12 10.850000 530.771.15 8'33 -223,002.97
437076102 HOME DEPOT INC COM
6710 132.503.000 23.677999 3,137,405.85 26.100000 3,458,328.30 3.%2 320,922.45
532716107 LIMITED BRANDS INC coM
6T10 29,236.000 14.660911 428.626.39 14. 340000 419,244, ~9,382.15
6T49 98,000.000 10.797736 1.058,178.15 14.340000 1.405,320.0 347.141.85
1.486.804.54 1.624.564.24 STATE SIREER _
.
671C DC nzrxnznsnr BOARD —COMPOSITE PAGE: 80
usb COMPOSITE. — AS—-OF DATE: 30SEPO2
ACCOUNT PGSITION APPRAISAL
ASSET ID ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL €COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
548661107 LOWES COS INC UsSDO.50
6T10 43,788.000 19.435708 851.050.78 41.400000 1,812,823.20 8'53 961,772.42
676220106 orrlcs DEPOT INC COM
§T10 17.300.000 14.780203 255.697.52 12.340000 213, 482.00 g 3% -42,215.52
750438103 RADIOSHACK CORP COM
6T10 9.582.000 20.862743 199,906.80 20.060000 192,214.92 g g% -7.691.88
824348106 SHERWIN WILLIAMS CO COM
6T10 8.429.000 22.357602 188,452.23 23.680000 199,598.72 8 8% 11.146.49
855030102 STAPLES INC COM
6T10 26.300.000 16.674920 438,550.40 12.790000 336,377.00 3 8§ ~102,173.40
872540109 TIX COS INC NEW COM
6T10 30,344.000 11.267538 341,902.16 17.000000 515,848.00 3'3% 173,945.84
886547108 TIFFANY + CO NEW COM '
6T10 8.140.000 32.923698 267,998.90 21.430000 174,440.20 g g} ~-93.558.70
892335100 TOYS R US INC COM
6710 11,900.000 21.939571 261,080.90 10.180000 g g}
6771 119.500.000 23.949958 2.862,019.99 10.180000 8 82
131 200.000 3.123.100.89 0.07
726,8;;.000 14,742,.318.71




6T1C -~
usp

"‘DC’RETXRENENT BOgRU

051
ACCOUNT. PDSITIDI’AP AISAL:

OMPOSITE =~~~

SE
AS—OF DATE 305[?02

81

: RATE» : HATUR}T?:DATE;»NKT PRICE

ASSET ID ASSET DESCRIPTION
. UNITS LOCAL ... .  UNIY. COST TOTAL COST -+ MARKET VALBE. X CURR UNREAL 6N/LS
" ORIGINAL FACE = BASE' UNIT. COST TOTAL COST = - MARKET VALUE .. X FUND '" ... UNREAL 6N/LS
CONSUMER DISCRETIONARY TEXTILES & APPAREL
480074103 JO“ES APPAREL GROUP INC coM > R :
6T10 7. .000 - 33.729379 '242,851.53 .. .- 30.700000 221,040.00 g.g%-- ~21.811.53
6771 88,400.000 32.185403 2,845,189.59 ~30.700000 2,713,880.00 8:}; -131,309.59
35600000 '3i08a.041 12 0:is 11830134042
539320101 le CLAIBORNE INC COM .
6T10 6.000.00 27.121753 162,730.52 24.950000 149.700.00 g.ol -13,030.52
654106103 NIKE INC LB :
8T10 . 14,995.000 46.416626 696.017.30 43,180000 647,484.10 g.gg -48,533.20
731572103 POLC RALPH LAUREN CORP CL A
6776 35,300.000 ;. 27.961174 987,029.44 20.780000 733,534.00 8.8; ~253,495.44
758110100 REEBO( INTL LTD CoM R =
6710 3.300.00 7.085697 89,382.80 25.050000 82,665.00 g.gg ~6,717.80
67176 29,600.000 24.317938 719,810.96 25.050000 741,480.00 3:8; 21.669.04
rrzizzzs: : PR
32,900.000 0.04
918204108 ¥ F CORP coM
6710 6.160.000 33.776234 208.061.60 35.980000 221.636.80 g.g} 13,575.20
190.955.000 5.951,073.74 5.511.419.90 . g.%g ~439,653.84
27;22,5327666 .t ;23,429.847.55 113,862,242 —9.5577;057;;
" 6T1C DC RETIRE”E"T BOKRD bMPOSXIET"”““ * R . PAGE: 82
Uspb COMPOSIT] .t i AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL

ASSET DESCRIPTION

RATE MATURITY. DATE MKT PRICE

ASSET 1D
UNITS LOCAL UNIT COST TJOTAL COST URIT PRICE'\’ . MARKET YALUE. X CURR - UNREAL GN/LS
* ORIGINAL FACE BASE- . UNIT COST TOTAL COST UNIT PRICE - Y HARKET VALUE:T x FDND' - UNREAL GN/LS
CONSUMER STAPLES BEVERAGES
035229103 ANHEUSER BUSCH CO0S INC coM - :
48,926.000 28.181684 1,378,817.08 50.600000 2.475,655.60 . 8.}% 1,096,838.52
6T49 18.500.000 ’ 45.451311 840,949.25 50.600000 ' ’ 936,100.00 8:83 95,250.75
67426000 - 5318766633 S 3H1T7560 o1 1.192°686.27
115637209 BROHN FORMAN CORP CLASS B -
6710 3.886.000 47.196788 183,406.72 66.950000 260,167.70 g.g} 76.760.98
191216100 COCA COLA CO COM
6710 139.652.000 42.425667 5,924,829.25 47.960000 6.697,709.92 8.3? 772.880.67
191219104 - COCA COLA ENTERPRISES INC COM STK :
6T10 25.196.000 27.999565 705.477.03 21.240000 535,163.04 g.gg -170,313.99
217016104 COORS ADOLPH CO CLASS B COM
6710 2.100.000 48.927695 102,748.16 56.300000 118,230.00 8‘8} 15,.481.84
713409100 PEPSI BOTTLING GROUP INC coM
6710 16.000.000 22.969949 367,519.18 23.400000 374,400.00 g.g% 6.880.82
713448108 PEPSICO INC coM
6T10 99_703.000 27.668709 2.758,653.32 36.950000 3.684.025.85 g.%g 925,372.53
353.963.000 12.262,.299.99 15,081.452.11 g.;g 2.819.152.12

STATE STREET,




6T1C
usb

DC RETIREMENT BOARD —COMPOSITE -
~—= COMPOSITE —
ACCOUNT POSITION APPRAISAL

PAGE: 83
AS-OF DATE: 30SEPO2

ASSET ID ASSET DESCRIPTION RATE - MATURITY DATE MXT PRICE
UNITS = LOCAL - UNIT COSY TOTAL €OST UNIT PRICE .- MARKET VALUE . X CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE - X FUND- UNREAL 6N/LS
CONSUMER STAPLES FOOD & DRUS RETAILING
013104104 ALBERTSONS INC coM
6T10 22.921.000 30.507525 699,262.98 24.160000 553,771.36 9.03 -145,491.62
126650100 CYS CORP COM
6T10 22.096.000 27.815922 614,620.61 25.350000 560,133.60 0.03 -54,487.01
263578106 DUANE READE INC coM
6176 33.700.000 31.232402 1,052,531.95 16.000000 539,200.00 9.03 -513,331.95
501044101 KROSER €O coM
6710 44,368.000 17.609478 781,297.32 14.100000 625,588.80 9-03 -155,708.52
8171 81,700.000 22.528479 1.840,576.76 14.100000 1,151,970.00 gigg -688,606.76
126. 068000 2.621.674.08 19771558280  0.09 1844.315:28
70322A101 PATHMARK STORES INC NEW coM
6176 44,600.000 22.967203 1.024,337.24 9.150000 408,090.00 g.gg .. -616,247.24
786514208 SAFENAY INC COM NEW
6710 26.188.000 50.383958 1,319,455.08 22.300000 583,992.40 9.03 -735,462.68
6171 55.400.000 39.563806 2,191,834.84 22.300000 1.235,420.00 gigg ~956,414.84
81,585 0600 37511.289.92 1:819.412220  o.i0 1il601 87752
868536103 SUPERVALY INC COM
6710 7.500.000 21.620997 162,157.48 16.150000 121.125.00 0.01 ~41,032.48
STATE STREET.
§11C . ~DC RETIREMENT BOARD, ~CORPOSTTE PAGE: B4
Usd — COMPOSITE: — AS—~OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL . UNIT €OST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE '~ UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
871829107 SYSCO CORP coM
6710 37.272.000 12.409439 462,524.60 28.390000 1.058.152.08 8'8§ 595,627.48
931422109 WALGREEN CO COM
6T10 57.618.000 17.314752 997.641.37 30.760000 1.772,329.68 g.gg _ 774.688.31
974280109 WINN DIXIE STORES INC coM .
6T10 7.900.000 21.028481 166,125.00 13.120000 103.648.00 9.01 —62.477.00
441,263.000 11.312.365.23 8.713.420.92 g.:g ~2.598,944.31
CONSUMER STAPLES FOOD PRODUCTS
039483102 ARCHER DANIELS MIDLAND €O coM
8710 36.588.000 10.790326 394.796.43 12.510000 457.715.88 9.02 62.919.45
134429109 CAMPBELL SOUP CO coM
8710 23.031.000 26.835049 618,038.01 22.080000 508,524 48 9.03 -109.513.53
6T49 9.500.000 32.897595 312.527.15 22.080000 209,760.00 gig} -102.767.15
32.5317000 930.565.16 ji8.284°48  0.04 1312.280.68
205887102 CONAGRA INC coM
6710 30,232.000 23.625831 714.256.13 24.850000 751,265.20 g.gg 37,009.07
370334104 GENERAL MLS INC coM
6710 20.700.000 32.389620 670,465.13 44420000 91949400 8'32 249.028.87
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AS-OF DATE: 30SEP02

) ASSET 1D ASSET DESCRIPTION }='¢e ~ RATE:” -. MATURITY: DATE - MKT PRICE
: UNITS = - LOCAL ‘UNIE. COST ‘TOTAL COST UNIT PRICE MARKEY VALUE: X CURR UNREAL 6N/LS
.. ORIGINAL FACE - - BASE. UNIT:-COST < TOTAL COST UNIT PRICE_, MARKET YALUE - X FUND 11 ;UNREAL GN/LS
423074103 BEINZ H J CO coN i N cr
6710 19,.700.000 32.011404 -.630,624.65 33.370000 = 657.389.00 26.764.35
6T49 7.200.000 --45.570313 328,106.25 - 3;.370000 240,264.00 -87.942.25
26. 960000 95873060 iéi’a%i'aa
427866108 HERSHEY FOODS CORP coM .
6T10 7.700.000 59. 909704 461,304.72 62.050000 477,785.00 0.03 16,480.28
’ . 0.02
487836108 KELLOGG CO COM . :
6710 23.072.000 31.487979 726,490.64 33.250000 767.144.00 0.04 40,.653.36
0.04
579780206 NCCORHICK + co xnc COM NON VT8
6171 107,100.000 6.601672 1,778,039.03 22.800000 2.441,880.00 g.%g 663,840.97
803111103 SARA LEE CORP coM
6T10 44,054.000 18.594250 819,151.08 18.290000 805,747.66 0.04 -13,403.42
S . 0.04
6T49 12,800.000 24.343434 311,595.96 18.290000 234,112.00 g.gi . ~77.483.96
0.65 156,887 38
982526105 WRIGLEY WM JR CO COM .
6T10 12,738.000 29.888139 380,7;5.12 49.490000 630,403.62 g.gg 249,688.50
354,415.000 8.146,.110.30 9,101,484.84 g.:g 955,374.54

CONSUMER STAPLES

HOUSEHOLD PRODUCTS

6T1C - B iEiiEEﬁiii‘iiiiﬁ'ziﬁﬁiosxrs PABE: 86
usp AS~OF DATE: 30SEP02
ACCOUNT POSITION APPRA!SAL
ASSET 1D ASSET DESCRIPTION RATE"  MATURITY DATE - MXT PRICE
UNITS - LOCAL.  UNIT COSY JOTAL COST = UNIT PRICE *MARKET VALUE X CURR: UNREAL 6N/LS
ORIGINAL FACE - . BASE. UNIT COST . TOTAL COST - :i" UNIT PRICE .- MARKET YALUE ~ X FUND . UNREAL 6N/LS
189054109 CLOROX CO ’ coM = M "
6T10 12.960.000: 30.369232 393,585.25 40.180000 . 520,732.80 g.gg 127.147.55
8771 66. 400.000 39.836402 2.645,137.09 40.180000 2.667.952.00 gi§g 22,814.91
75.360.000 "37038.722.34 3iss'ced 80 0.17 149.962.46
: 194162103 COLGATE PALMOLIVE CO COM .
6T10 30.592.000 32.449122 992.683.55 53.950000 1,650,438.40 g.gg 657.754.85
494368103 KIMBERLY CLARK CORP ~ COM
6T10 29.101.000 5.385184 1.320,754.23 56.640000 1,.648,280.64 g.gg 327.526.41
742718109 PROCTER + BAHBLE (o ] COM :
6710 73.197.000 9.258712 4,337,559.97 89.380000 6.542,347.86 g.ga 2.204,787.89
212,250.000 9,689,720.09 13,029.751.70 g.gg 3.340,031.61
CONSUMER STAPLES PERSONAL PRODUCTSb
013068101 ALBERTO CULVER CO CL B CONY
6T10 3.300.0 44.798382 147,834.66 49.030000 161,799.00 g.g} 13,.964.34
054303102 AYON PRODS INC coM
6T10 13,334,000 31.166888 415,579.29 46.100000 614,697_40 g.gg 199,118.11
6T49 4,200.000 45.591500 191,484.30 46.100000 193,620.00 0:8% 2,135.70
0.
175342000 607.063.59 $08.317.40  0.04 201.263.81
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PAGE: 87
usp 1 AS—OF DATE: 30SEPO2
ACCOUNT POSITIDN APPRAISAL
ASSET ID ASSET DESCRIPTION - RATE ~ MATURITY DATE MKT PRICE
S UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE . MARKET VALUE X CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST ve TOTAL COST ! UNIT PRICE -~ MARKET VALUE X FUND UNREAL 6N/LS
375766102 GILLETTE CO COM
6T10 59,542,000 34.780138 - 2,070.878.97 29.600000 1.762.443.20 g.gg —~308.435.77
80,376.000 2,825,777.22 2.732.559.60 g.%g -93,217.62
CONSUMER STAPLES fOBACCO
718154107 PHILIP MORRIS COS IHC COM
6710 119,922.000 56823 3,764,692.73 38.800000 4,614,173.60 8.%; 849,480.87
6749 35,500.000 32.224880 ..1,143,983.25 38.800000 1.377.400.00 g:g% 233,416.75
15454235600 460867508 £1901.573.60  0.32 17082897 62
76182K105 REYNOLDS RJ TOB HLDGS INC COM
6T10 5.000.000 3376 286,316.88 40.320000 201,600.00 8.8% -84,.716.88
902911106 UST INC ) COM USDO.50
6710 9,.500.000 33.178091 315.191.86 28.210000 . 267,995.00 g.gi -47.196.86
168,922.000 ) 5,510.184.72 6.461,168.60 8.33 950,983.88
1,611,1;;.000 457;46.457.55 55.119,837.77 %.gg ;.373,380.22
ENERGY ENERGY EQUIFHENT & SERYICES
66359F103 NABORS INDUSTRIES LTD SHS
6T10 8,100.000 48.931957 396,348.85 32.750000 265,275.00 8.8{ -131,073.85
STATE STREET.
671C . nC RETIREHENT BOARD -COMPOSITE R PAGE: 88
usph . —_— o AS—OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION e RATE MATURITY. DATE MXT PRICE
UNITS LOCAL UNIT COST . TOTAL COST UNIT PRICE MARKET YALUE X CURR UNREAL GN/LS
ORIGINAL FACE BASE UNIT COST . TOTAL COSTV UNIT PRICE ‘HARKET VALVE % FUND UNREAL GN/LS
665422100 NOBLE CORPORATION SHS
6T10 7.500. 00 2.597133 319,478.50 31.000000 232,500.00 g.g% . -86,978.50
690078109 TRANSOCEAR INC SHS
5110 17.892.000 32.554092 582,457.81 20.800000 372,153.60 8.8% -210,304.21
055482103 BJ SYCS CO COM '
6710 8.800.000 37.763460 332,318.45 26.000000 228,800.00 g.g% -103,518.45
057224107 BAKER HUGHES INC COM
6T10 18.986.000 25.234270 479,097.85 29.030000 551,163.58 8.8; 72.065.73
406216101 HALLIBURTON CO CcoM
6710 24.,486.000 26.275768 643,388.46 12.910000 316.114.26 g.g% -327.274.20
6749 110,100.000 13.050700 1,436.882.07 12.910000 1,421,391.00 823; -15,491.07
1327586000 1:5370505.26  0.09 1342776827
741530102 PRXDE INTERNATIONAL INC coM
8776 58,200.00 18.688995 1,087,699.48 13.000000 756.,600.00 g.gg -331.099.48
779382100 ROWAN COS INC coM
6T10 5,200.000 16.436823 85,471.48 18.640000 96.928.00 8.8% 11.456.52
806857108 SCHLUMBERGER LTD CoM
6T10 32.454.000 42.114244 1.366.775.69 38.460000 1,248,.180.84 g.gg -118,594.85
922122106 VARCO INTL INC DEL coM
6776 56,000.000 20.067841 1,123.799.07 16.920000 947, -176,279.07

P Y
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AS-OF DATE: 30SEPO2

ASSET DESCRIPTION

129.688.00

ASSET 1D s=r. - RATE- . MATURITY. DATE - MKT PRICE
. UNITS . LOCAL .. UMIT COST .. TOTAL COST MARKET VALUE: X CURR uN
"ORIGINAL FACE . ~ BASE . UNIT.COST . TOTAL CoST MARKET YALUE - X FUND- . _ UNREAL en/Ls
347,718.000 . 7.853.717.71 5.436.626.28  0.34 C1.417.081.43
ENERGY. OIL B 6AS
... 023551104 . AMERADA HESS CORP. COM_NPY v .
6T10 4.996.000 55.193801 275.748.23 67.880000 339.128.48 9.02 63.380.25
T02
032511107 ANADARKO PETE CORP coM _
&T10 13.960.00 47.120631 657,804.01 44.540000 621.778.40  0.03 -36.025.61
037411105 _  APACHE CORP - com
6710 8,149,000 39.396472 321,041.85 59.450000 484.458.05 9.03 163.416.20
‘02
. 044204105 . ASHLAND INC COM. .
6710 3.900.000 41.978200 163,714.98 26.790000 10448100 9.01 -59,233.98
100
122014103 . BURLINGTON RES INC con
8T10 11,381.000 39.994250 455,174,565 38.360000 43,5751 0.02 ~18.599.40
, 166764100 CHEVRONTEXACO CORP coM o o
8T10 60, 147.000 67.724613 4.073.432.28 §9.250000 4.165,179.75 9.22 91.747.47
208250104 CONOCOPHILLIPS con
6T10 38,0580 "44.938288 1.710.261.36 46.240000 1.759.801.02  0.09 49.540.56
.. 25176M103  DEVON ENERGY CORPORATION NEW. - COM
8T10° 8,800.000 55. 464905 488,091.16 48.250000 424.600.00 g.02 -63.491.16
268751101 EO6 RESOURCES INC con , N N
8TI0 6.500.000 0.942489 266,126.18 35.960000 233,740, o -32,386.18
STATE STREET.
i ——PReE; 90
UsD AS-OF DATE: 30SEPO2
ASSET 1D ASSET DESCRIPTION : :nAve_ 7nAIde1v,oATs» MKT PRICE
UNITS . LOCAL . UNIT COST . " TOTAL €COST-~ - UNIT PRICE _ MARKET VALUE % CURR _ UNREAL 6N/LS
ORIGINAL FACE ' BASE . UNIT COST ' +. TOTAL COST UNIT.PRICE MARKET YALUE .. X FUND : _UNREAL GN/LS
302316102 EXXON MOBIL CORP COM
8710 380,184.000 27.205838 ©10,343,224.48 31900000 12.127.869.60  0.64. 1.784,645.12
6T49 '69,700.000° 31.814496 2,217,470.34 31.900000 2.223,430.00 gi§s - 5,959.66
1884-000 i2:886.650 152 1351260260 0076 17790 604.78
492386107~ KERR MCGEE CORP con _
6T10 5.620.000 52.083993 292.712.04 43.440000 244.132.80  0.01 -48,579.24
565849106 MARATHON OIL CORP COM
8T10 17.378.000 26.362298 458,124.01 22.680000 394.133.04 0.02 -63.990.97
. 674509105  OCCIDENTAL PETE CORP con
&T10 21.163.000 1.812002 461,609.31 28.380000 600.605.94  0.03 138.996.63
677862104 OIL CO LUKOIL SPONSORED ADR
6174 5.700.000 64.637572 368, 434.16 61.700000 351.60.00 0.0 ~16,744.16
730448107 POGD PRODUCING CO coM
8176 52.300.000 3.711206 1.240,096.07 34.060000 1.781.338.00  0.09 541,241.93
780257804 ROYAL DUTCH PETE €O NY REGLSTRY SH PAR N GLOR 1.25
8174 2.000.000 £.748380 76 40.170000 80.30.00 0.0 -13.156.76
84855W109 SPINNAKER EXPL CO CcOoM
8176 27,300,000 $.575436 1.080.411.05 28.700000 783.510.00 0.04 ~296,901.05
86764P109 SUNOCO INC COM
6710 4.300.000 37.477919 161,155.05 30.160000 —-31,467.05
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PAGE: 01
AS—OF DATE: 30SEPO2

sD I
ACCOUNT PGSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE ~ MATURITY DATE MKT PRICE
- UNITS - LOCAL . UNIT €0ST - _ TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE UNIT COST _ *: " TOTAL COST UNIT PRICE - - MARKET VALUE X FUND UNREAL 6N/LS
915289102 UNOCAL CORP COM
6710 13.745.000 31.003132 426.138.05 31.390000 431,455.55 0.02 5,317.50
—_— - - %0 —
755.281.000 25.554,265.93 27.717.935.69 1.46 2.163.669.76
1.102,999.000 -+33,407,983.64 34.154.561.97 1.80 746.578.33
FINANCIALS BANKS
032165102 AMSOUTH BANCORPORATION coM
6710 20.,100.000 19,301990 387.970.00 20.740000 416.874.00 0.02 28.904.00
046265104  ASTORIA FINL CORP oM
6776 30,100.000 31.500380 948,161.45 24.400000 734.440.00 0.04 -213,721.45
054937107 BB+T CORP coM
6T10 27.165.000 35.392612 961,440, 30 35.040000 951.861.60 0.05 -9.578.70
060505104 BANK AMER CORP con
6710 84,588.000 45.089753 3.814.052.04 £3.800000 5.396.714.40 .28 1.582,662.36
8749 11.600.000 54.074472 627.263.88 63.800000 740.080.00 gigg 112,816.12
86188 0600 4 aa1T31506% 6.136.794 40 0.32 1.665.476.48
064057102 BANK NEW YORK INC coM
6T10 40.880.000 21.787835 890.686.71 28.740000 1,174.891.20 0.08 284.204.49
06423A103 BANK ONE CORP coM
6710 66.003.000 39.131860 2.582,820.17 37.400000 %i : -114,307.97
6749 7.200.000 36.511400 262.882.08 37.400000 6,397.92
732057066 ERIIR L TRE 15TATE SIREETL:
§TIC “DC RETIREMENT BOARD —COMPOSTTE - PAGE: 92
usD — " COMPOSITE — AS-OF DATE: 30SEPOZ
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MXT PRICE
UNITS  LOCAL  UNIT COST TOTAL €OST - UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL €OST UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
160903100 CHARTER ONE FINL INC oM
8710 12.874.050 22.999998 296.103.12 29.720000 382.616.77 0.02 86.513.65
200340107 COMERICA INC coM
6T10 9.860.000 42.130557 415.407.29 48.220000 475.449.20 0.03 60.041.91
316773100 FIFTH THIRD BANCORP COM STK
&T10 32.668.000 41.663622 1,361,067.19 61.230000 2.000.261.64 0.11 539,194.45
337162101 FIRST TENN NATL CORP COM
§T10 7.100.000 38.793045 275.430.62 34.670000 246,157.00 g.01 -29,273.62
339030108 FLEETBOSTON FINL CORP con
6710 58.914.000 27.773675 1.636.258.27 20.330000 1.197,721.62 9.08 -438,536.65
381317106 GOLDEN WEST FINL CORP DEL oM
6710 8.730.000 39.942456 348.697.64 62.180000 542.831.40 0.03 194.133.76
446150104 HUNTINGTON BANCSHARES INC COM
§T10 13.500.000 18.281036 246.793.99 18.190000 245.565.00 0.01 -1.228.99
456607100 INDYMAC BANCORP INC coM
8776 71.700.000 2.465757 1.610,794.80 19.270000 1.381,659.00 0.07 -229,135.80
493267108 KEYCORP NEW CoM
£T10 23.993.000 24.326174 583.657.89 24.970000 599.105.21 0.03 15.447.32
50049M109 KOOKMIN BK NEW | SQUSORED. ADR
6744 35.400.000 40.046179 2417.634.75 35.430000 1.254.222. .07 -163,412.75

.06

STATE STREET,
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AS~OF DATE: 30SEPD2

ASSET DESCRIPTION s s RATEY s

HATURITY- DATE MKT PRICE

ASSET 1D
. UNITS: . LOCAL .. UNIT COST . TOTAL €OST . .- UNIT PRICE - MARKET VALUE X CURR UNREAL GN/LS
JRIGINAL FACE . _ BASE - UNIT _COST © TOTAL COST ' i: UNIT PRICE % WARKET VALUE - X% FUND _ UNREAL 6N/LS
571834100 MARSHALL + ILSLEY CORP coM e g .
6710 11,800,000 30.048551 354,572.90 27.890000 329,102.00 g.gg ~25,470.90
58551A108 HELLON FINL CORP i COM: : . L .
6710 24,462.000 22.348042 546,677.81 25.930000 634,299.66 g.gg 87.621.85
- 635405103 NATIONAL CITY CORP s COM :
6T10 .00 0 27.448772 ‘ '942,041.85 28.530000 979,149.60 g.gg 37,107.75
649445103 NEW YORK CMNTY BANCORP INC . COM
6776 32.100.000 28.675468 920.482.52 28.170000 904,257.00 g.gi ~16,225.52
659424105 NORTH FORK BANCDRPORATIOI INCG . COM .
6T10 9,200.000 .325617 352,595.68 37.840000 348,128.00 g.gg -4,467.68
: 665859104 NORTHERN TRUST CORP COoM . ' :
6710 12,486.000 40.140307 501,191.87 . 37.700000 470,722.20 8'8% -30,469.67
v 693475105 puc FINL SYCS snoup INC coM )
§T10 16.001.0 206070 ... 659,338.32 - 42.170000 : §74,762.17 g.gg 15.423.85
. 758940100 n:sxous FINL CORP . coM . )
6710 - 2,444,000 731.076229 ) 386.712.59 32.670000 406,545.48 g.gg 19.832.89
844730101 SOUTHTRUST CORP COM
6710 .~ 19,500,000 - 25.354259 494,408.06 24.250000 472.875.00 g.gg -21,533.06
) 867914103 suutuusv BKS INC . cOM
6710. 16.027.00 2.860236 847.191.01 61.480000 985.339.96 3’8? 138,148.95
STATE STREET.
CGT1C. . nc RETIREHENI BOARD -conp0511: PAGE: 94
USD. E— AS~OF DATE: 30SEPO2
ACCOUNT, posxTxon "APPRAISAL .
ASSET 1D ASSET DESCRIPTION "7 RATE - MATURITY.DATE MKT PRICE
UNITS LOCAL- - . UNIT. COST " JOTAL €OST <~ UNIT PRICE . .MARKET VALUE X CURR UNREAL GN/LS
oaxs:unt FACE _"BASE_ - UNIT COST i- TOTAL €COST  -° UNIT PRICE = - MARKET VALUE X FUND UNREAL GN/LS
. 87161€105 SYNOYUS FINL CORP CoM .
6710 . 16.660.000 21.040526 - 350,535.16 - 20.620000 343,529.20 g.gg ~7.005.96
" 902973304 . US BANCORP DEL " 'COM NEM ’
6710, 107,702.000 - 22.496077 2,422.872.44 © 18.580000 2,001.103.16 g.%g -421.769.28
6T49 22.796.000 22.446842 511,698, 20 18.580000 423.549.68 gigg -88,148.52
136488 006 27934.570. 64 2.424.652.84  0.13 509.917.80
908068109 unxou PLANTERS CORP COM
&T10 11,200.000 28.978767 324,562.19 27.460000 307.552.00 3'85 ~17.010.19
929903102 HACHOVIA CORP zuo NEN COM
6710 77.148.0 .625951 2.517,026.88 32.690000 2.521.968.12 g.%g 4.941.24
939322103 WASHINGTON MUT INC coM
6710 54,442.000 26.806835 1.459,417.72 31.470000 1.713.289.74 3'83 253,872.02
949746101 HELLS FARGD + co nzw COM
6T10 95,597,000 029650 2.775.147.47 48.160000 4,603,951.52 g.g: 1.828,804.05
6T49 6.400.000 43.755000 280,032.00 48.160000 308.,224.00 gig; 28.192.00
101,967 660 37086178 47 Poi2'175785  0.26 1.856.996.05
989701107 Z10NS BANCORP COM
6710 5.200.000 52.708762 274.085.56 43.530000 226.356.00 o.g% ~47.729.56
1.147,860.050 35,587.712.42 39.132,946.73 2.06 3.545,234.31
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PABE: 95
AS—-OF DATE: 30SEPO2

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
L - UNITS - LOCAL -© UNIT COST JOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL &N/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST 'UNIT PRICE MARKET VALUE X FUND UNREAL 6N/LS
FINANCIALS DIVERSIFIED FINANCIALS
025816109 AMERICAN EXPRESS CO CoM
8T10 .806.000 23.251673 1,739,.364.67 31.180000 2,332,451.08 g.§§ 593,086.41
073902108 BEAR STEARNS cos INC coM
6710 5.600.000 58.677902 328,596.25 56.400000 315,840.00 g.gi ~12,756.25
140404105 CAPITAL ONE FINL CORP COM
6T10 12.448.000 5.391354 565,031.58 34.920000 434,684.16 g.g% -130.347.42
172967101 CITIGROUP INC coM
6710 284,726.000 23.758836 6.764,758.41 29.650000 8,442,125.90 g.g; 1,677.367.49
6T49 16.600.000 46.928927 779.020.18 29.650000 492,190.00 3:83 -286.830.18
301.326.000 716437778089 8.934.315:90  0.47 1:390.837.31
222372104 COUNTRYWIDE CR INDS INC COM
6T10 7.100.000 42.136042 299.165.90 47.150000 334,765.00 g 8% 35,599.10
313400301 FEDERAL HOME LN MTG CORP COM
6710 39,160.000 36.809706 1,441,468.10 55.900000 2,189,044.00 8'}5 747.575.90
313586109 FANNIE MAE COM
6710 56,022.000 43.921929 2,460,594.32 59.540000 3.335,549.88 g.ig 874,955.56
314211103 FEDERATED INVS INC PA cL B
6776 47,000.000 29.539123 1,388,338.77 26.990000 1,268.530.00 g.gg -119,808.77
BTIC DC RETIRE_HEIT BOARD —COMPOSITE PASE: 06
usb - COMPOSITE — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X CURR UNREAL G6N/LS
ORIGINAL FACE  BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % FUND UNREAL €N/LS
354613101 FRANKLIN RES INC COM
8T10 14,576.000 48290585 703,883.56 31.100000 453,313.60 g.gg ~250,569.96
6T71 55,600.000 28.528378 1.586,177.82 31.100000 1.729,160.00 8283 142.982.18
70.176.000 5290, 061.38 2:182.473°60  0.11 1107.587.78
381416104 GOLDMAN SACHS GROUP INC CoM
8T10 27.100.000 75.632945 2,049,652.80 66.030000 1.789,413.00 g.gg ~260,239.80
441815107 HOUSEHOLD INTL INC coM
6T10 25,561.000 28.168687 720,019.80 28.310000 723,631.91 g‘gg 3,612.11
46625H100 J P MORGAN CHASE + co COM
6710 112.152.000 28.629854 3,210,895.44 18.990000 2.129.766.48 g i% -1,081,128.96
6T49 70.570.000 31.028223 2.189,661.73 18.990000 1,340.124.30 gigz ~849,537.43
182722.000 5.400.557.17 3.169.800.78  0.18 117630.666.39
524901105 LEGGE MASON INC COM
6T76 15.800.000 50.540142 798.534.24 42.560000 672.448.00 8'83 -126.086.24
524908100 LEHMAN BROTHERS HLDGS INC coM
6710 13,698.000 29.233732 400, 443.66 49.050000 671.886.90 8 gg 271.443.24
6749 12.300.000 67.111701 825.473.92 49.050000 603.315.00 8:83 -222,158.92
25 998000 1.226.917 58 1:275:201.90  ©0.07 49.284 32




DeC RETIREHENT BOARD'—COHPOSITE
ACCOUNT POSITIOI APPRAISAL

v PAGE: 0 97
AS-OF DATE: 30SEPO2

ASSET 1D -

ASSET DESCRIPTION 7<{-

: RATE .

MATURITY DATE.,HkT PRICE

URITS

UNIT. COST

. lOCAL i URIT PRICE MARKET VALUE X CURR UNI
K ls!HAl FACE QH}I“COST TOTAL COST UNIT- PRICE HARKET YALUVE % FUND uyggﬁt g:;tg
55262L100 MBNA CORP (44, ] -
GTIQ. 71, .0 11.573825 831,371.01 18.380000 1.320,272.16 8.8; 488,901.15
qT7f;- 208, 400.000 18.035374 3,758,571.94 18. 380000 3.830,392.00 0:%0' 71,820.06
X ’ 0.18
280.232.000 10589.042 05 5.150.664.16  ©0.27 560,721 21
590188108 MERRILL LYNCH + CO0 INC COM
6710 . 48,650.000 27.561034 1,340.844.31 32.950000 1.603.017.50 g.gg 262,173.19
615369105 MOODYS CORP COM
6T10-- .000 36.057489 317,305.90 48.500000 426,800.00 0.02 109,494.10
0.02
. 617446448 MORGAR STANLEY COM NEM
6710 . 61,698.000 . 26.858778 1,657,132.88 33.880000 - 2,090,328.24 0.11 433,195.36
0.10
741447108 PRICE T ROWE GROUP INC COM
8T10 6,900.000 37.071107 - 255,790.64 24.960000 172,224.00 g.g% ~83,566.64
8171 44,000.000 33.780111 1,486,324.89 24.960000 1.098,240.00 g:gg -388,084.89
50 500.000 i'iié’iié'éé i 0.07 larilesiiss
74251¥102 PRINCIPAL FINANCIAL GROUP coM .
6710 19,500.000 27.809215 542,279.70 26.180000 510,510.00 g,gg -31,769.70
- - .~ 74406A102 . PROYIDIAN FINL CORP CON
8T10 16,200.000 4.082127 66,.130.45 4.900000 79,380.00 8_88 13,249.55
78442P106 SLH CORP - CoM
6T10 . .000 50.088620 436.973.12 93.140000 812,553, »82 375.580.24
STATE STREET.
b'} 5GTICj : DC RETIREHENT BOARD -COHPOSITE : PAGE: 98
usd ;- OMPOSITE. AS~OF DATE: 30SEP02
ACCOUIT ‘POSITION AP AISAL :
ASSET 1D ASSET DESCRIPTION RATE HATURITY,DATE MKT PRICE
NITS toceL UNLT. COST TOTAL COST ... UNIT PRICE MARKET VALUE % CURR UNREAL GN/LS
ORlslukL FACE - BAS UNlI COST TOTAL COST - UNIT PRICE MARKET VALVE % FUND - UNREAL GN/LS
808513105 SCHHAB CHARLES CORP . NEW COM STX
8T10 76, .0 5.400938 .1,182,407.03 8.700000 667.,942.50 0.8; ~514,464.53
857477103 STATE STREET CORPORATION coM . .
6710 18.268.000 o 33.311925 608,542.24 38.640000 705,875.52 8.8; 97,333.28
X 860831106 STILWELL FINANCIAL INC COM :
6710 12, .000 . 35.941557 447,831.80 12.070000 150,392.20 8.8% ~297.,439.60
1.493,026.000 41,182,587.06 42,726,166.69 %.g; 1.543,579.63
FINANCIALS INSURANCE
60070K103 ACE LTD COM
6T10 14,800.000 38.257999 566,218.38 29.610000 438,228.00 g.g% -127.990.38
698255105 XL CAPITAL LTD SHS A
6710 7.700.000 84.673764 651,987.98 73.500000 565,950.00 g.gg -86,037.98
6771 43,500.000 47.995558 2.087.806.77 73.500000 3,197,.250.00 g:i; 1.109.443.23
517200000 2.738°794°75 3076320000  0.20 17023 40525
001055102 AFLAC INC COM
6T10 29,100.000 25.542425 743,284.57 30.690000 893,079.00 O.gi 149.794.43
020002101 ALLSTATE CORP coM
6710 39.667.000 28.494526 1,130,282.35 35.550000 1,410,.161.85 g.g; 279.869.50

STATE STREET.
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DC RETIREHENT BOARD —COHPOSXTE
COMPOSITE
ACCOUNT POSITION APPRAISAL

. PAGE: 99
AS—OF DATE: 30SEP02

ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
A UNITS LOCAL UNIT COST TJOTAL COST UNIT PRICE MARKET VALUE % CURR ~ UNREAL GN/LS
ORIGINAL FACE BASE _ UNIT COST TOTAL CoOST UNIT PRICE MARKET VALUE %X FUND UNREAL G6N/LS
023139108 AMBAC FINL GROUP INC COM
6T10 6.000.000 945900 359,675.40 53.890000 323.340.00 g.g% ~36,335.40
6776 22,600.000 56.650771 1,280,.307.43 53.890000 1.217.914.00 3:82 ~62,393.43
28600000 176397082 83 17541254700 608 148728083
026874107 AMERICAN INTL GROUP INC COM X
6710 146,922.000 39.785895 5.845,423.22 54.700000 8.036.633.40 g.g; 2,191,210.18
037389103 AQON CORP COM
6T10 15,288,000 28.502579 435,747.43 20.49%0000 313,251.12 g.gi —~122.496.31
. 171232101 CHUBB CORP coM
8T10 9,672.000 47.963261 463,.900.66 54.830000 530.315.76 g.gg 66,415.10
172062101 CINCINNATI FINL CORP COM
6T10 38.392753 349.757.98 35.580000 324.133.80 g.g% -25,624.18
404132102 HCC INS HLDGS INC
6776 42,800.000 22.776993 974,855.28 24.010000 1.027,628.00 g.gg 52,772.72
410145106 JOHN HANCOCK FINANCIAL SRYCS COM
6710 16,300.000 39.368107 641,700.14 27.800000 453,140.00 g.g% . —188.560.14
416515104 HARTFORD FINANCIAL SYCS GRP COM
6T10 13,992.000 40.372425 564,890.97 41.,000000 573.672.00 8.83 8,781.03
475070108 JEFFERSON PILOT CORP cOoM
6710 8.364.000 30.683253 256.634.73 40.100000 335.396.40 78.761.67
STATE STREET.
6T1C - pC RETIREHENT BOARD —COMPOSITE : PAGE: 100
uspb OMPOS1 — AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS LOCAL UNIT COST TOTAL COST UNIT PRICE MARKET VALUE % CURR UNREAL 6N/LS
ORIGINAL FACE BASE UNIT COST TOTAL COST UNIT PRICE MARKET VALUE %X FUND UNREAL 6N/LS
X 534187109 LINCOLN NATL CORP IN COM
6T10 10, .000 30.887160 321.226.46 30.550000 317.720.00 8.8% -3,506.46
540424108 LOEWS CORP COM
8T10 10,474.000 35.098839 367.625.24 42.890000 449,229.86 8.8% 81,604.62
55262C100 MBIA INC COM
6T10 300.000 50.345916 417.871.10 39.950000 331.585.00 g.g% -86,286.10
6771 78.550.000 31.929167 2.508,036.10 39,950000 3,138.072.50 g:%z 630,036.40
86. 850 000 21926967 20 3°369°65750  0.18 543.750.30
552848103 MGIC INVT CORP WIS COM
6710 5.800.000 64.739321 375,488.06 40.830000 236.814.00 8.8} ~138,.674.06
571748102 HARSH + MCLENNAN COS INC COM
6T10 30.102.000 26.736254 804.814.72 41.640000 1.253.447.28 8.8; 448.632.56
59156R108 METLIFE INC CcoM
6T10 39,500.000 35.116502 1,.387,101.84 22.760000 899,020.00 g,gi -488,081.84
743315103 PROGRESSIVE CORP OHIOQ COM
6710 12.300.000 31.186365 383,592.29 50.630000 622.749.00 g.gg 239,156.71
744320102 PRUDENTIAL FINL INC COM
6710 32,600.000 32.092713 1,046,222.44 28.560000 931,056.00 8.83 ~115,166.44
786429100 SAFECO CORP COM
6710 7.200.000 33.826236 243,548.90 31.780000 228,816, .01 -14.732.90

STATE STREET.

e



§T1C™

" DC RETIREMENT BONRD-CONPOSITE

UsD- AS-OF DATE. 305EPo8
ACCOUNT. POSITION: APPRAISAL . : 305EPOZ
ASSET 1D ASSET DESCRIPTION RATE -  MATURITY DATE MKT PRICE
s UNITS - LOCAL .. UNIT cOST - TOTAL €OST .. . _UNIT PRICE _MARKET YALUE. X CURR UNR
. ©, ORIGINAL FACE - _BASE. . UNIT COST _ TOTAL €OST - URIT PRICE . MARKET VALUE | X" FUND gnnEﬁ{ A
792860108 ST PAUL COS INC coM - :
6710 12.752.000 29.671984 365,625.14 - 28,720000 366.237.44 9.02 612.30
: .02
891027104 TORCHMARK INC con o
6710 6.700.000 41.781701 279,937.40 * 34.260000 229,542.00°  0.01 -50,395.40
' 001
894206109 TRAVELERS PPTY_CAS CORP NEW cL_A : .
6T49 717.000 22.964073 16.465.24 13.200000 9.464.40  0.00 ~7.000.84
0.00
- 894206406 TRAVELERS PPTY CAS CORP NEW cL B .
8T10 56,199.000 ' 15.815545 §88,817.82 13.530000 760.372.47 0.04 ~128.445.35
0.04
6T49 1.473.000 24.912688 36.549.09 13.530000 19.929.69  0.00 ~16.619.40
0.00
§7.672.600 935.366.91 004 11i5l06al 75
91529Y106 UNUMPROVIDENT CORP oM ,
GTIO_ 13,500.000 27.791996 375.191.94 20.350000 274.725.00 8.8} ~100,466.94
752.382.000 26,170.597.07 29,708,873.97 1.5 3.538,276.90
FINANCIALS REAL ESTATE
. 294741103 EQUITY OFFICE PPTYS TR COM . .
6T10 23.500.000 30.166140 708, 904.30 25820000 606.770.00  0.03 -102.134.30
294761107 EQUITY RESIDENTIAL SH BEN_INT
6T10 15.500.000 28.458974 441.114.09 23.940000 371.070.00  0.02 -70,044.09
STATE STREET.
“BIIC "DC RETIREMENT BOARD:-COMPOSITE ' PAGE: 102
ush — SITE. — AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE - MKT PRICE
, UNITS  LOCAL... UNIT COST JOTAL COSY UNIT PRICE MARKET YALUE X CURR _ UNREAL GN/LS
ORIGINAL -FACE = BASE,. . UNIY COST TOTAL COST UNIT PRICE MARKET VALUE . X FUND _ UNREAL GN/LS
729251108 PLUM CREEK TIMBER CO INC coM
6T10. - 10.400.000 30.169967 313.767.66 22.610000 235,144.00 9.01 ~78.,623.66
779273101 ROUSE €O coM e
67171 116.400.000 22.113086 2.573,963.25 31.950000 3.716.980.00  0.20 1.145,016.75
828806109 SIHON PPTY GROUP INC NEW oM
6T10 10, 400.000 .015581 374.562.04 35.730000 I71.592.00  0.02 -2.970.04
176.200.000 4.412.311.34 5.303.556.00 0.28 891.244.66
3.569.450.050 107,353.207.89 116.871.543.39 5.1 9.518,335.50
HEALTH CARE BIOTECHNOLOGY
008267108 AFFYMETRIX INC 0C CAP STK
8776 49,200.000 27.252432 1.340,819.67 20.800000 1.023.360.00 0.0 ~317.459.67
031162100 AMGEN INC COM
6T10 71.964.000 26.817725 1.929,910.76 41.700000 3.000.898.80 9.16 1.070.988.04
090597105 BIOGEN INC coM
6710 8,300.000 85.497687 709,.630.80 29.270000 242,941.00 g.g} —466.689.80
170040109 CHIRON CORP coM STX
6T10 10.600.000 43.269035 458.651.77 34.940000 370.364.00 g.gg -88.287.77
368667103 GEN PROBE INC NEW CON
8174 2.150.000 22.331577 48.012.89 17.020000 36.593.00 0.00 ~11,419.89




811cC DC RETIREMENT. BOARD —~COMPOSITE PAGE: 103
Usd — COMPOSITE — AS-OF DATE: 30SEP02
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE  MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE - X CURR. UNREAL GN/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE- X FUND UNREAL GN/LS
372917104 GENZYHE CORP CoM
6710 12.000.000 52.531365 £30,376.38 20.610000 247.320.00  9.01 -383,056.38
449370105 IDEC PHARMACEUTICALS CORP coM
6176 20.700.000 66.053766 1,367.312.95 41.520000 859.464.00 0.0 -507.848.95
584699102 MEDIMMUNE INC CoM
8710 14.100.000 56.129786 791,429.98 20.920000 204.972.00  0.02 -496.457.98
189,014.000 7,276,145 .20 5.075.912.80 0.3z 1,200, 232.40
HEALTH CARE HEALTH CARE EQUIPMENT & SUPPLI
03760A101 APOGENT TECHNOLOGIES INC coM
&1 192,900.000 20.060630 3,869.707.04 18, 660000 3.599.514.00  0.19 -270.193.04
038020103 APPLERA CORP APPLIED BIOSYS  COM
6710 11,876.000 20.431365 242,642.89 18.300000 217.330.80  9.01 -25.312.09
067383109  BARD C R INC CoM
&T10 2.900.000 57.402097 166, 466.08 54.630000 158.427.00  0.01 -8.039.08
071707103 BAUSCH + LOMB INC coM
8710 3.000.000 37.731283 113.193.85 33.170000 99.520.00  0.01 -13.683.85
8771 46.650.000 38.312035 1,787.256.41 33.170000 1.547,380.50 gigg -239.875.91
29.650.000 1,900, 450. 26 0.09 13557559 76
BTIC DC RETIRERENT BOARD —COMPOSITE ‘ PABE: 104
Usd —C —~ AS-OF DATE: 30SEP0Z
ACCOUNT PGSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE MATURITY DATE MKT PRICE
UNITS  LOCAL  UNIT COST TOTAL COST UNIT PRICE - MARKET VALUE =~ % CURR UNREAL 6N/LS
ORIGINAL FACE  BASE  UNIT COST TOTAL COST UNIT PRICE MARKET VALUE X FUND UNREAL BN/LS
071813109 BAXTER INTL INC CoM
8710 33,910.000 26.064628 883,851.55 30.550000 1,035.950.50 0.0 152,098.95
075887109 BECTON DICKINSON + CO coM
8710 14,413.000 27.957484 402.951.21 28400000 409.320.20 9.0z 6.377.99
090613100  BIOMET INC oM
8710 14,800.000 25.669220 379,904.46 26.630000 3s4.124.00 .02 14.219.54
101137107 BOSTON SCIENTIFIC CORP con
8710 22.921.000 26.373303 604.502.47 31.560000 723.386.76  0.04 118.884.29
401698105  GUIDANT CORP COM
6T10 17,.211.000 27.473083 472,839.23 32.310000 556,087.41 g.gg 83,248.18
585055106  MEDTRONIC INC coN
6T10 68, 316.000 25.178925 1,720,123.42 42.120000 2.877.459.92  0.15 1.157,346.50
790849103 ST JUDE MED INC COM
6710 10,000.000 35.303744 353.037.44 35.700000 357.000.00 g.g% 3.962.56
863667101 STRYXER CORP COM
6T10 11,100.000 53.716663 596.254.96 57.600000 639,360.00 8.83 43.105.04
98956P102  ZIMMER HOLDINGS INC CoH
6710 10.999.000 20.569366 226,462.44 38.340000 42170066 0.02 195,239.22
460, 996.000 11.919‘193.45 13,036,571.75 g‘gg 1,217,378.30

STATE STREET.

N
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'DC RETIREHEHI;gQégD”*COMPDSITE

LT
ACCOUNT POSITION APPRAISAL

PAGE:. 105
S—OF DATE BOSEPOZ

ASSET DESCRIPTION

ASSET 1D RATE. ﬂATqK}I!;DATE MKT PRICE
. UNITS  LOCAL . UNIT COST . TOTAL €OST " . UNIT PRICE . MARKET VALUE. X CURR~»_ UNREAL GN/LS
ORIGINAL FACE = BASE = . UNIT. COST .. TOTAL COST : -~ “ ‘UNIT PRICE “MARKET VALDE' . X FUND.° .. UNREAL GN/LS
HEALTH CARE HEALTH CARE PROVIDERS & SERVIC
00817108 AETNA INC coM
6T10 8.500.000 32.235751 274,003.88 35.810000 304.385.00 _gf,g.gg 30,381.12
03073£105 AMERISOURCEBERGEN CORP coM ,
6T10 6.000.000 65.202643 391,215.86 71.420000 428,520.00. -.g;g% 37.304.14
6176 8.346.000 59.780515 498,928.18 71.420000 596.071.32 8:83 ’ 97.143.14
tirzia: serrzesese prrzssrssrss sir: traszrisss
14,346 000. 890,144.04 1.024.591.32 0.05 134,447 28
036748104 ANTHER INC coM
6T10 8.000.000 64.539501 516,316.01 65.000000 520.000.00 g.gg 3.683.99
6176 26,900.000 53,511341 1,439.455.08 65.000000 1,748,500.00 gigg 309,044.92
34900 000 1:685°771 09 25887500706 o1z
125509109 CIGKA CORP coM L
6T10 7.899.000 52.315158 413,237.43 70.750000 558,854.25 g.gg 145,616.82
6T49 12.300.000 53,606292 659,357.39 70.750000 870,225.00 gigi 210,867.61
20.199.000 1.072.554.82 1:420707932%  0.08 386484723
141497108 CARDINAL HEALTH INC coM
6T10 25.414.0 44.260356 1.124.832.70 62.200000 1,580.750.80 g.gg 455,918.10
141705103 CAREMARK RX INC . COM S
6T76 88,800.00 14.791710 1,313,503.83 17.000000 1,509, 600. 000, -~gg 196,096.17
STATE STREET.
§TiC DC RETIREMENT BOARD —COMPOSITE ' PAGE: 106
Usp —"COMPOSITE —— AS-OF DATE: 30SEPO2
ACCOUNT POSITION APPRAISAL
ASSET 1D ASSET DESCRIPTION RATE.  MATURITY DATE MXT PRICE
- UNITS  LOCAL  UNIT COST TOTAL COST. uu11 PRICE MARKET VALUE % CURR . UNREAL 6N/LS
ORIGINAL FACE  BASE '. - UNIT COST TOTAL COST UNIT PRICE . . 'MARKET VALUE X FUND °~ ° . UNREAL 6N/LS
404119109 HCA INC coM o
‘6T10 29.166.000 29.463710 859,338.56 47..610000 1.388,593.26 g.gz 529,254.70
‘ 421924101 HEALTHSOUTH CORP coM
6T10 .300.0 14.939484 333,150.50 4.150000 92.545.00 g.gg —240.605.50
421933102 BEALTH MEMT ASS0C CL A
6T10 13,400.000 18.535390 261,774.22 20.220000 270,948.00 3'8% 9,173.78
422226108 HEALTH NET INC COM
8176 30.800.000 22.023398 678,320.67 21.450000 660.660.00 g.gg -17.660.67
444859102 HUMANA INC com
6T10 9,500.000 12.377762 117.588.74 12.400000 117.800.00 g.g% 211.26
449934108 IMS HEALTH INC coM
6710 15.902.000 16.079450 255,695.42 14.970000 238,052.94 g.g% ~17,642.48
6T71 98.300.000 16.815031 ,917.59 14.970000 1.471.551.00 gigg -181,366.59
114,202 600 1.908.613.01 0.0 ~199,009.07
564055101 MANOR CARE INC NEW COM
6T10 5.500.000 26.832516 147.578.84 22.480000 123.640.
6776 41,400,000 21.993127 910,515.45 22.480000 930.672.
262500000 1,058 09429 1.054.312.00
581550103 MCKESSON CORP COM
6710 16.281.000 43.490427 708.067.65 28.330000 461.240.




6T1C

5T RETIRENERT BOATD .conposxtz PAGE: 107
Usb — COMPOSITE — AS-OF DATE: 30SEP02
ACCOUNT PGSITION APPRAISAL
ASSET ID ASSET DESCRIPTION "RATE  MATURITY DATE MXT PRICE
NITS LOCAL UNIT COST . JOTAL COSTY URIT PRICE <. MARKET VALUE % CURR UNREAL 6N/LS
ORIGINAL'FACE  BASE UNIT COST TOTAL €0OST __ UNIT PRICE. MARKET VALUE X FUND UNREAL G6N/LS
59523C107 MID ATLANTIC MED SYCS INC ‘ X
6776 42,000.000 21.901036 919,843.51 36.200000 " 1.520, 400.00 9.08 600,556. 49
681904108 OMNICARE INC coM
6776 45.300.000 22.968823 1.040.487.70 21.120000 956.736.00 0.05 -83.751.70
748767100 QUINTILES TRANSNATIONAL CORP  COM
8T10 6.600.000 16.919955 111,671.70 9.510000 62,766.00 g.gg -48,905.70
880336100 TENET HEALTHCARE CORP coM
6710 27.496.000 19.447820 534,737.26 49500000 1,361,052.00 9.07 826.314.74
89579K109 TRIAD HOSPS INC coM
8776 32.700.000 30.058504 982,913.07 37.950000 1,240, 965.00 g.07 258,051.93
91324102 UNITEDHEALTH 6ROUP INC COM
&T10 17.060.000 33.970326 579,533.77 87.220000 1,487,973.20 g.gg 908,439.43
94973H108 WELLPOINT HEALTH NETWORKS INC coM .
6T10 8.200.000 44.663776 366,242.96 73.300000 601,060.00 9.03 234.817.04
654,064.000 17,091,227.97 21,103,561.50 1.1 4.012,333.53
HEALTH CARE PHARMACEUTICALS
002824100 ABBOTT LABS COM NPV
6T10 87.921.000 31.600734 2.778.368.14 40.400000 3,552,008.40 g.%g 773.640.26
018490102 ALLERGAN INC COM
6710 7.310.000 51.633938 377.444.09 54.400000 397.664.0 02 20,219.91
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110122108 BRISTOL MYERS SQUIBD O CcoM .
6710 108,924.000 736307 3,565.769.54 23.800000 2.592,391.20 g.%; -973,378.34
6749 5,600.000 50.931600 285,216.96 23.800000 133,280.00 - gig} ~151,936.96
114524000 37850.986.50 2:725 67120 0.14 1171280318030
345838106 FOREST LABS INC CcOM
6T10 10,100.000 69.618175 703,143.57 82.010000 828.301.00 9.04 125.157.43
478160104 JOHNSON + JOHNSON coM
6710 167,463.000 32.115491 5.378,156.43 54.080000 9.056,399.04 g.zg 3,678,242.61
495582108 KING PHARMACEUTICALS INC COM
6710 13.666.000 27.711695 378,708.02 18.170000 248.311.22 8'8} -130.396.80
532457108 LILLY ELI + €O coM
6T10 63,275.000 44.875008 2.839,466.13 55340000 3,501,638.50 0.18 662.172.37
589331107 MERCK + €O INC coM
§T10 126.575.000 41.316646 5.229.654.42 45.710000 5.785,743.25 g.gg 556,088.83
6749 46,900.000 58.801180 2.757.775.32 45.710000 2.143.799.00 8:}% -613.976.32
173,475 000 76877428774 77029754225  0.42
628530107 MYLAN LABS INC COM
6T76 42,500.000 33.708708 1,432.620.09 32.740000 1,391,450.00 BAgg -41,170.09
717081103 PFIZER INC coM
8T10 348, 220.000 19.758538 6.880,318.09 29.020000 10.105, 344, 3.225.026.31
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717130102 PHARMACIA CORP CON . L R L R
6T10 72,622.000 30.649581 2.225,.833.89 ~ 38.880000 . 2,823,543.38 8"}3 597.,709.47
806605101 - SCHERING PLOUGH CORP coM . TS I - N o
6710 82,482.000 23.628745 1.948,946.12 - 21.320000 ~1,758,516.24 8.83 -190.429.88
8089505103 $C10S INC COM
6776 .000 27.536235 952.753.74 25, 450000 880.570.00 g.gr‘» -72.183.74
817315104 SEPRACOR INC COM
6776 63, .000 29.281132 1.871,064.32 5.240000 334,836.00 g.g%' -1,536.228.32
825846108 SICOR INC . COM - | .
68776 58, .000 17.323020 1.009,932.08 15.210000 886,743.00 g.gi -123,189.08
942683103 WATSON PHARMACEUTICALS INC coM .
6T10 ,000.000 53.260212 319,561.27 24.510000 147.060.00 g.g% -172,.501.27
983024100 - WYETH cOM -
6T10 74,559.000 37.671120 2.808,721.03 31.800000 2.370,976.20 8.}% -437.744.83
1.420,917.000 43,743,453.25 48,938.574.81 %.gg 5,195,121.56
2.724,991.000 '79,930,019.87 83.154.620.36 . 4.70 9.224,600.99 |
INDUSTRIALS AEROSPACE & DEFENSE
097023105 BOEING CO ’ coM :
6710 ,246.000 37.163809- 1.755.841.31 34.130000 1.612,505.98 0.8; -143,335.33
- -
6749 39,400.000 38.807675 1.529,022.40 34.130000 1,344,722, -184,300.40
86.646.000 3.284.663.71 2,987,237, ISTATE S’I‘R. 73 PEP
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369550108 GENERAL DYNAHICS CORP coM ‘p -
8T10 11,400.000 .220632 640,915.20 81.330000 927.162.00 8.82 : 286,246.80
6749 24,%900.000 55,127629 1,372,677.96 81.330000 z 025.117.00‘ 8:5; »652.439.04
36.300.000 2'013°593 16 37582733560 0.6 936, 685.64
382388106 GOODRICH CORP COM Cos ’
6T10 5,700.000 32.133930 183,163.40 18.880000 107,616.00 8.8% -75.547.40
438516106 HONEYWELL INTL INC coM )
6T10 46,055.000 32.376407 1,.491,095.43 2!.660000_ 997.551.30 g.gg -493.544.13
6T49 8,400.000 34.652500 291,081.00 21.660000 1§1.944.00 g:g% ~109.137.00
54,455 000 17820176003 17176°488°3%  oos l§02.661.13
539830109 LOCKHEED MARTIN CORP coM : .
6T10 25,606, 43.124009 1.104,233.37 64.670000 1,655.940.02 8.83 551,706.65
666807102 NORTHROP GRUMMAN CORP coM
6710 .40 .000 93,374259 597,595.26 124.040000 793,856.00 8.82 196,260.74
755111507 RAYTHEON CO COM NEW
6T10 22,673.000 40,947299 928,398.10 29.300000 664,318.90 o.gg —-264,079.20
6T49 8,800.000 24.969859 219,734.76 29.300000 257.840.00 8:8% 38,105.24
3174737600 171487132786 922.158. 90 1335797396
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